Hol dll‘lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND: ATZG STATE STREET.
As of: May 31, 2017 View Date: June 8, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH
US DOLLAR Exchange Rate: 1.000000
uUsD US DOLLAR
29,184.450 Local 1.000000 29,184.45 1.000000 29,184.45 0.00 0.00
Base 1.000000 29,184.45 1.000000 29,184.45 0.00 0.00
US DOLLAR Total
29,184.450  Local 29,184.45 29,184.45 0.00 0.00
Base 29,184.45 29,184.45 0.00 0.00
CASH Total
29,184.450 Base 29,184.45 29,184.45 0.00 0.00
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
912796JX8 TREASURY BILL 06/17 0.00000 0.53 22 Jun 2017
90,000,000.000 Local 99.970062 89,973,055.83 99.970062 89,973,055.83 0.00 5.71
Base 99.970062 89,973,055.83 99.970062 89,973,055.83 0.00 5.71
912796KB4 TREASURY BILL 07/17 0.00000 0.6 20 Jul 2017
65,000,000.000 Local 99.923799 64,950,469.16 99.923799 64,950,469.16 0.00 4.12
Base 99.923799 64,950,469.16 99.923799 64,950,469.16 0.00 4.12
912796KL2 TREASURY BILL 09/17 0.00000 0.85 14 Sep 2017
80,000,000.000 Local 99.751937 79,801,549.99 99.724100 79,779,280.00 -22,269.99 5.06
Base 99.751937 79,801,549.99 99.724100 79,779,280.00 -22,269.99 5.06
912796KR9 TREASURY BILL 10/17 0.00000 0.8855 12 Oct 2017
40,000,000.000 Local 99.672857 39,869,142.78 99.635500 39,854,200.00 -14,942.78 2.53
Base 99.672857 39,869,142.78 99.635500 39,854,200.00 -14,942.78 2.53
912796KX6 TREASURY BILL 11/17 0.00000 1.0155 09 Nov 2017
60,000,000.000 Local 99.549573 59,729,743.61 99.548900 59,729,340.00 -403.61 3.79
Base 99.549573 59,729,743.61 99.548900 59,729,340.00 -403.61 3.79
& Issue has redenominated but Local is not converted
Page 1 # Issue has not been redenominated but Local is converted Books Closed Prepared by State Street



Hol dll’lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: May 31, 2017 View Date: June 8, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
912796LA5 WI TREASURY SEC 06/17 0.00000 0.722 01 Jun 2017
40,000,000.000 Local 100.000000 40,000,000.00 100.000000 40,000,000.00 0.00 2.54
Base 100.000000 40,000,000.00 100.000000 40,000,000.00 0.00 2.54
912796LG2 TREASURY BILL 07/17 0.00000 0.735 06 Jul 2017
20,000,000.000 Local 99.928542 19,985,708.33 99.928542 19,985,708.33 0.00 1.27
Base 99.928542 19,985,708.33 99.928542 19,985,708.33 0.00 1.27
912796LK3 TREASURY BILL 07/17 0.00000 0.781 13 Jul 2017
80,000,000.000 Local 99.919996 79,935,996.66 99.919996 79,935,996.66 0.00 5.07
Base 99.919996 79,935,996.66 99.919996 79,935,996.66 0.00 5.07
912796LL1 TREASURY BILL 07/17 0.00000 0.726 27 Jul 2017
40,000,000.000 Local 99.887067 39,954,826.67 99.887067 39,954,826.67 0.00 2.53
Base 99.887067 39,954,826.67 99.887067 39,954,826.67 0.00 2.53
912796LQ0 TREASURY BILL 08/17 0.00000 0.82 24 Aug 2017
80,000,000.000 Local 99.808317 79,846,653.34 99.808317 79,846,653.34 0.00 5.06
Base 99.808317 79,846,653.34 99.808317 79,846,653.34 0.00 5.06
912796LR8 TREASURY BILL 08/17 0.00000 0.8805 31 Aug 2017
100,000,000.000 Local 99.781423 99,781,423.06 99.760000 99,760,000.00 -21,423.06 6.33
Base 99.781423 99,781,423.06 99.760000 99,760,000.00 -21,423.06 6.33
912796LU1 TREASURY BILL 09/17 0.00000 0.9105 21 Sep 2017
30,000,000.000 Local 99.716733 29,915,020.00 99.703200 29,910,960.00 -4,060.00 1.90
Base 99.716733 29,915,020.00 99.703200 29,910,960.00 -4,060.00 1.90
912796LV9 TREASURY BILL 09/17 0.00000 0.915 28 Sep 2017
50,000,000.000 Local 99.698285 49,849,142.71 99.682900 49,841,450.00 -7,692.71 3.16
Base 99.698285 49,849,142.71 99.682900 49,841,450.00 -7,692.71 3.16
912796LW7 TREASURY BILL 10/17 0.00000 0.98 05 Oct 2017
110,000,000.000 Local 99.669250 109,636,175.00 99.659300 109,625,230.00 -10,945.00 6.95
Base 99.669250 109,636,175.00 99.659300 109,625,230.00 -10,945.00 6.95
912796LY3 TREASURY BILL 10/17 0.00000 0.978 19 Oct 2017
120,000,000.000 Local 99.634639 119,561,566.66 99.615800 119,538,960.00 -22,606.66 7.58
Base 99.634639 119,561,566.66 99.615800 119,538,960.00 -22,606.66 7.58
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Holdmgs ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: May 31, 2017 View Date: June 8, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
912796L20 TREASURY BILL 10/17 0.00000 0.975 26 Oct 2017
80,000,000.000 Local 99.602896 79,682,316.67 99.592400 79,673,920.00 -8,396.67 5.05
Base 99.602896 79,682,316.67 99.592400 79,673,920.00 -8,396.67 5.05
912796MA4 TREASURY BILL 11/17 0.00000 0.9905 02 Nov 2017
70,000,000.000 Local 99.580044 69,706,031.12 99.571800 69,700,260.00 -5,771.12 4.42
Base 99.580044 69,706,031.12 99.571800 69,700,260.00 -5,771.12 4.42
912796MCO TREASURY BILL 11/17 0.00000 1.03 16 Nov 2017
40,000,000.000 Local 99.519333 39,807,733.34 99.523400 39,809,360.00 1,626.66 2.52
Base 99.519333 39,807,733.34 99.523400 39,809,360.00 1,626.66 2.52
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.85 03 Aug 2017
6,119,010.270  Local 100.000000 6,119,010.27 100.000000 6,119,010.27 0.00 0.39
Base 100.000000 6,119,010.27 100.000000 6,119,010.27 0.00 0.39
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.92 12 Oct 2017
5,661,760.460 Local 100.000000 5,661,760.46 100.000000 5,661,760.46 0.00 0.36
Base 100.000000 5,661,760.46 100.000000 5,661,760.46 0.00 0.36
924CUDO006 MIZUHO 06/14 VAR 1 0.82 01 Jun 2017
100,000,000.000 Local 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 6.34
Base 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 6.34
930ABD003 FIDELITY INVESTMENTS MONEY 0.63 01 Jun 2017
10,130,056.520  Local 100.000000 10,130,056.52 100.000000 10,130,056.52 0.00 0.64
Base 100.000000 10,130,056.52 100.000000 10,130,056.52 0.00 0.64
978UHKO000 DAIWA CAPITAL MARKETS REPO 0.85 01 Jun 2017
200,000,000.000 Local 100.000000 200,000,000.00 100.000000 200,000,000.00 0.00 12.68
Base 100.000000 200,000,000.00 100.000000 200,000,000.00 0.00 12.68
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 0.57 01 Jun 2017
2,416,060.900 Local 100.000000 2,416,060.90 100.000000 2,416,060.90 0.00 0.15
Base 100.000000 2,416,060.90 100.000000 2,416,060.90 0.00 0.15
979TUWO01 GUGGENHEIM SECURITIES REPO 08/14 VAR 0.83 01 Jun 2017
60,456,883.230 Local 100.000000 60,456,883.23 100.000000 60,456,883.23 0.00 3.83
Base 100.000000 60,456,883.23 100.000000 60,456,883.23 0.00 3.83
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Hol dll‘lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: May 31, 2017 View Date: June 8, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Unit Price Market Value Unrealized Gn/Ls % Fund
US DOLLAR Total
1,579,783,771.380  Local 1,576,770,326.31 1,576,653,441.37 -116,884.94 100.00
Base 1,576,770,326.31 1,576,653,441.37 -116,884.94 100.00
CASH EQUIVALENT Total
1,579,783,771.380  Base 1,576,770,326.31 1,576,653,441.37 -116,884.94 100.00
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Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: May 31, 2017 View Date: June 8, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal
1,579,812,955.830 Base 1,576,799,510.76 1,576,682,625.82 -116,884.94 100.00

& Issue has redenominated but Local is not converted
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Holdings
Currency Summary

Asof:  May 31,2017

ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND: ATZG

View Date: June 8, 2017

STATE STREET.

Base Currency:USD - US DOLLAR

% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH
29,184.450  Local 29,184.45 29,184.45 0.00 0.00 0.00
Base 29,184.45 29,184.45 0.00 0.00 0.00 0.00
CASH EQUIVALENT
1,579,783,771.380  Local 1,576,770,326.31 1,576,653,441.37 100.00 -116,884.94 -116,884.94
Base 1,576,770,326.31 1,576,653,441.37 100.00 -116,884.94 0.00 -116,884.94
US DOLLAR Total
1,579,812,955.830 Local 1,576,799,510.76 1,576,682,625.82 100.00 -116,884.94 -116,884.94
Base 1,576,799,510.76 1,576,682,625.82 100.00 -116,884.94 0.00 -116,884.94
FUND Total
1,579,812,955.830 Base 1,576,799,510.76 1,576,682,625.82 100.00 -116,884.94 0.00 -116,884.94
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ST OF AZ POOL 7 LGIP FF&C

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZG STATE STREET
As of: May 31, 2017 View Date: June 8, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
US DOLLAR
29,184.450 29,184.45 29,184.45 0.00 0.00 0.00 0.00
CASH Total
29,184.450 29,184.45 29,184.45 0.00 0.00 0.00 0.00
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ST OF AZ POOL 7 LGIP FF&C

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZG STATE STREET
Asof:  May 31, 2017 View Date: June 8, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
1,579,783,771.380 1,576,770,326.31 1,576,653,441.37 100.00 -116,884.94 0.00 -116,884.94
CASH EQUIVALENT Total
1,579,783,771.380 1,576,770,326.31 1,576,653,441.37 100.00 -116,884.94 0.00 -116,884.94
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
1,579,812,955.830 1,576,799,510.76 1,576,682,625.82 100.00 -116,884.94 0.00 -116,884.94
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ST OF AZ POOL 7 LGIP FF&C

Holdings

STATE OF ARIZONA
Fund Summary FUND: ATZG ST ATE STREET.
Asof:  May 31,2017 View Date: June 8, 2017

Base Currency: USD - US DOLLAR

Unreal Curr Gn/Ls

Total Unreal Gn/Ls

Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls
CASH
29,184.450 29,184.45 29,184.45 0.00 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
CASH EQUIVALENT
1,579,783,771.380 1,576,770,326.31 1,576,653,441.37 100.00 -116,884.94 0.00 -116,884.94
1,626.66 GN 0.00 GN 1,626.66 GN
-118,511.60 LS 0.00 LS -118,511.60 LS
FUND Total
0.000 1,579,812,955.830 1,576,799,510.76 1,576,682,625.82 100.00 -116,884.94 0.00 -116,884.94
1,626.66 GN 0.00 GN 1,626.66 GN
-118,511.60 LS 0.00 LS -118,511.60 LS
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